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Figure 8 



Tree 1 



802-perturbation = tweak-804 
806-curve = ? 

808-point = ? 

810a-tweakSpec = tweakSpec-810b 
812-spec = perturbationSpec-814 
816-direction = "UP" 
818-amount = "1" 



Tree 3 



802-perturbation = tweak-804 
806-curve = irSwaptionVol-824 
822-ccy = "USD" 
826-index = "SWAP" 
808-point = irVolPoint-832 
830-maturity = "1Y" 
834-tenor = ? 
810a-tweakSpec = tweakSpec-810b 
812-spec = perturbationSpec-814 
816-direction = "UP" 
818amount = "1 w 



Tree 2 
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806-curve = irCurve-820 
823-ccy = "USD" 

808-point = curvePoint-828 
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818-amount = "1" 
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Figure 14 
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